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( START ) 



LAUNCH BROKER APPLICATION 



ENTER BROKER LOGIN INFORMATION 



GENERATE AND FORWARD 
LOGIN REQUEST 




LOG BROKER INTO NETWORK 



IDENTIFY BROKER 

\ 



IDENTIFY ASSOCIATED TRADERS 

i ~ 



SEND LOGIN NOTIFICATION AND 
LIST OF ASSOCIATED TRADERS 



IDENTIFY BROKER'S PERMITTED 
TRADING SYSTEMS 

t 



DETERMINE GATEWAY FOR EACH 
PERMITTED TRADING SYSTEMS 



SEND REJECTION 
NOTIFICATION 



108 



122 



124- 



126 



SEND LIST OF BROKER'S 
PERMITTED TRADING SYSTEMS 



SEND IDENTIFICATION OF 
DETERMINED GATEWAYS 



GENERATE AND SEND A 
TRADER LOGIN REQUEST 



FIG. 2 



APPROVE TRADER LOGIN 
REQUESTS AND GENERATE 
VIRTUAL LOGIN SESSIONS 



SEND USER PROFILE 
INFORMATION FOR 
ASSOCIATED TRADERS 
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150- 
152 



162- 



164- 



Attorney Docket No. : 069547 .0182 
System and Method for Managing Relationships Between 
Brokers and Traders Using a Messaging Format 
By: Alastair J.D. Beadle et al. 



( START ) 



3/9 



BROKER X SELECTS TRADER Y 



I 



SEND ATTACHMENT REQUEST 




SEND REJECTION NOTIFICATION 



STORE USER RELATIONSHIP 



SEND ATTACH NOTIFICATION 
TO INTERESTED USERS 



T 



UPDATE RELEVANT USER 
APPLICATIONS AND GUIs 



FIG. 3 A 



( STOP ) 
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IDENTIFY CONNECTION 



ESTABLISH A SSOCIATION 



SEND CONNECTION NOTIFICATION 



T 



UPDATE APPLICATIONS AND GUIs 



TRADING ACTIVITY 



FIG. 3B 
1 



WAIT FOR TRADER Y TO LOG IN 



TRADER Y SUBMITS LOGIN REQUEST 



ASSIGN CONNECTION 



I 



ESTABLISH ASSOCIATION 
I 



LOGIN TRADER Y 



SEND CONNECTION NOTIFICATION 
i 



UPDATE APPLICATIONS AND GUIs 



TRADING ACTIVITY 



( STOP ) 
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-216 
-218 



230- 



232- 



234- 



236- 



238- 



( START ) 



BROKER Z SUBMITS REQUEST 
TO ATTACH TO TRADER Y 



DETERMINE THAT BROKER 
Z IS AUTHORIZED TO 
ATTACH TO TRADER Y 



ESTABLISH USER RELATIONSHIP 
BETWEEN BROKER Z AND TRADER Y 



T 



SEND ATTACHMENT NOTIFICATION 
TO INTERESTED USERS 



UPDATE RELEVANT USER 
APPLICATIONS AND GUIs 



FIG. 4 



1 



IDENTIFY ASSIGNED CONNECTION 



T 



ESTABLISH ASSOCIATION BETWEEN 
THE USER RELATIONSHIP AND 
IDENTIFIED CONNECTION 



SEND CONNECTION 
NOTIFICATION TO BROKER Z 



UPDATE BROKER 
APPLICATION AND GUI 



TRADING ACTIVITY 



( STOP ) 



240 



242 



244 



246 



248 
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260- 
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264- 



266- 



268- 



( START ) 



BROKER LOGS 
OFF OF NETWORK 



SEND LOGOFF NOTIFICATION 



NO CONNECTION 



278- 



RE-ATTACH BROKER 
AND ESTABLISH 
CONNECTION 
ASSOCIATION 



DETACH BROKER FROM 
THE SELECTED TRADER 



BROKER LOGS BACK 
INTO NETWORK 



SEND LOGIN NOTIFICATION 




NEW 

CONNECTION 



RE-ATTACH BROKER 
AND ESTABLISH 
CONNECTION 
ASSOCIATION 



274- 



SAME 

CONNECTION 



RE-ATTACH BROKER 
AND RE-ESTABLISH 
CONNECTION 
ASSOCIATION 



TRADING ACTIVITY 



( STOP ) 

FIG. 5 
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( START ) 



FIRST BROKER LOGS INTO NETWORK 



FIRST BROKER ATTACHES TO MANAGED TRADER 



BROKER PROXY SERVER ESTABLISHES CONNECTION ASSOCIATION 



BROKER APPLICATION UPDATES GUI 



SECOND BROKER LOGS INTO NETWORK 
AND ATTACHES TO MANAGED TRADER 



FIRST BROKER SUBMITS TRADING ORDER 
REQUEST ON BEHALF OF MANAGED TRADER 



BROKER APPLICATION GENERATES TRADING MESSAGE 



BROKER APPLICATION GENERATES CARRIER MESSAGE 



BROKER APPLICATION ENCAPSULATES TRADING 
MESSAGE WITHIN CARRIER MESSAGE 



BROKER APPLICATION FORWARDS 
MESSAGE TOWARD TRADING SYSTEM 



T 



GATEWAY RECEIVES AND ROUTES CARRIER 
MESSAGE TOWARD TRADING SYSTEM 



BROKER PROXY SERVER INTERCEPTS CARRIER MESSAGE 



BROKER PROXY SERVER DE-ENCAPSULATES TRADING MESSAGE 



BROKER PROXY SERVER DELIVERS TRADING 
MESSAGE TO TRADING SYSTEM 



TRADING SYSTEM PLACES TRADING ORDER ON TRADING EXCHANGE 



CstopJ FIG. 8A 
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HEADER 



DATA 



DATA 



TRADING 
MESSAGE 
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( START ) 



TRADING SYSTEM GENERATES TRADING MESSAGE 



TRADING SYSTEM SENDS TRADING 
MESSAGE TOWARD MANAGED TRADER 



BROKER PROXY SERVER 
INTERCEPTS TRADING MESSAGE 



BROKER PROXY SERVER FORWARDS TRADING 
MESSAGE TOWARD MANAGED TRADER 



BROKER PROXY SERVER 
GENERATES CARRIER MESSAGES 



BROKER PROXY SERVER IDENTIFIES BROKERS 
ATTACHED TO MANAGED TRADER 



BROKER PROXY SERVER ENCAPSULATES 
TRADING MESSAGE WITHIN CARRIER MESSAGES 



BROKER PROXY SERVER FORWARDS CARRIER 
MESSAGES TO EACH ATTACHED BROKER 



EACH BROKER APPLICATION 
DE-ENCAPSULATES TRADING MESSAGE 



C STOP ) 

FIG. 8B 
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DATA 
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MESSAGE 



-504 
-508' 

^508' 
-508' 
-500' 



FIG. 9 



